In fact, a graph of Uh (2) (as a function of the stepsize h) shows that Uh (2) varies continuously with repeated cusp values at zero and peaks greater than one; see Figure 4 . The remainder of this article is devoted to proving that these features really occur; they are not artifacts of the computer picture. Proof of Proposition 3.2. The proofs of the two parts are almost identical; we prove only the first. It is enough to show that Uk converges for b < t < to, and we may assume that all Ck satisfy Ck < 2c, so that Uk (t) < 2c for all t < to. If 1 (t) is a weak upper fence for the differential equation x' = f (t, x) 
WHAT REMAINS

and the differential equation is locally Lipschitz, then whenever a solution x = u(t) satisfies u(to) < ,B(to), then u(t) < pf(t) for all t > to in [a, b] where u(t) is defined.
This article provides excellent examples that this conclusion is not true without the Lipschitz hypothesis. 
PROOF OF THE MAIN
